Chicago Mercantile Exchange

20 South Wacker Drive 312/930.1000 te!
Chicago, IL 60606-7499 312/466.4410 fax
www.cme.com

October 26, 2005

Ms. Jean A. Webb

Office of the Secretariat

Commodity Futures Trading Commission
Three Lafayette Centre

1155 21 Street, NW

Washington DC 20581

RE:  Section 5c(c)]1 and Regulation 40.6 Submission. Exchange Certification of Revisions to
the Goldman Sachs Commodity Index Composition and Weights for 2006. CME
Submission #05-110.

Dear Ms. Webb:

On October 11, 2005 the Goldman Sachs Commodity Index (“GSCI” or “Index”) Policy
Committee approved the commodities and their respective weights to be included in the -
Goldman Sachs Commodity Index for 2006. Chicago Mercantile Exchange Inc. (“CME” or
“Exchange”) hereby notifies the Commission of these changes, effective with the listing of the
February 2006 contract month on November 16, 2005.

The GSCI for 2006 will consist of the same 24 commodities as in 2005. A list of the
commodities and their corresponding weights (calculated using the Average Contract Reference
Prices for 2006, and rounded to the nearest .01 percent) in the GSCI for the February 2006
through January 2007 contract months is attached. These changes and all other rules pertaining
to the calculation of the GSCI weights for 2006 will be published by Goldman Sachs in The

GSCI Manual: A Guide to the Goldman Sachs Commodity Index.

The Exchange certifies that this action complies with the Commodity Exchange Act and rules
thereunder.
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If you have any questions regarding this submission, please contact Mr. Paul Peterson at (312)
930-4587 or via e-mail at ppeterso@cme.com . Please refer to CME Submission #05-110 in all
correspondence regarding this matter.

Sincerely,

S

John W. Labuszewski, Managing Director
Research & Product Development
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Percentage Dollar Weights

TJicker Exchange Commodity Group 2006 2005

w CBT Wheat (Chicago Wheat) Agricultural 247% 2.51%
KW KBT Wheat (Kansas Wheat) Agricultural 0.90% 0.94%
C CBT Com Agricultural 246% 2.47%
S CBT Soybeans Agricultural 1.77% 1.71%
KC CsC Coffee "C" Agricultural 0.80% 0.77%
SB CsC Sugar #11 Agricultural 1.30% 1.28%
CC CsC Cocoa Agricultural 0.23% 0.23%
CT NYC Cotton #2 Agricultural 0.99% 1.01%
LH CME Lean Hogs Livestock 200% 1.98%
LC " CME Cattle (Live Cattle) Livestock 288% 2.88%
FC CME Cattle (Feeder Cattle) Livestock 0.78% 0.74%
HO NYM Oil (No 2 Heating Oil, NY) Energy 8.16% 8.58%
LGO IPE Qil (Gasoil) Energy 441% 4.72%
HU NYM Oil (Unleaded Reg Gas, NY) Energy 7.84% 8.38%
CL NYM Oil (WTI Crude Oil) Energy 30.05% 28.90%
LCO IPE Oil (Brent Crude Qil) Energy 13.81% 14.00%
NG NYM Natural Gas Energy 10.30% 10.24%
IA LME High Grade Primary Aluminum Metals 288% 2.81%
IC LME Copper - Grade A Metals 237% 2.33%
IL LME Standard Lead Metals 0.29% 0.29%
IN LME Primary Nickel Metals 0.82% 0.80%
V4 LME Special High Grade Zinc Metals 0.54% 0.53%

GC CMX Gold Metals 1.73% 1.72%

Si CMX Silver Metals 0.20% 0.20%

100.00% 100.02%



